We investigate dependence properties and comparison results for multidimensional Lévy processes. Association, positive orthant dependence and positive supermodular dependence of Lévy processes are characterized in terms of the Lévy measure as well as in terms of the Lévy copula, a concept which has been introduced recently. As far as comparisons of Lévy processes are concerned we consider the supermodular and the concordance order and characterize them by orders of the Lévy measures and by orders of the Lévy copulas respectively. This generalizes recent results. Finally we show how these results can be applied in finance and insurance to obtain for example comparison statements for ruin times and probabilities as well as for option prices.
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